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TEL KSNIS LA\MUTIS

, "Suboptmal Determination of Changes in Propcltzes dnd Recognition of
Random Signals" .

Stat. Probl. upr. Tr. Seminara. Vyp. 1 [Statistical Problems of Control,
Works of a Seminar, No 1 -- Collection of Works], Vil'nyus, 1971,

pp 76-86 (Translated from Referatlvnyy Zhurnpal, klbexnotlka, No 1, 1973,
Abstract No 1 V345 by Ye. Troitskiy). :

Translation: This work is a continuation of earlier works by the author
(RZhMat, 1971, 1V223, IVIOSi;. It is suggested that in place of the a
posteriori probability 8(n,|X) (where n, is the moment of z change in
properties of the process, X is the observed vector rcadmrrb of the pro-

cess X(t), we calculate the function Aﬁ(m)z- \‘ W(rdy, i) AB () , where
. _ v 9<1 ny

AB (= (F)— Bli— 1)), W(n , 1) are the smecothing factors, and use
the value of n* for which functlon AB chanbes its sign as an estimate of

the moment of cham*e of properties of proc05> X(t) The procedure sug-
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thHS arc pr&sented concernln\' the Selectlon of. .;mo()thlng detO]S W( )
» .

An example is studled, when thc process up to moment zx has correlat:on

function K =
1% 7)== p, oxp {—a, =1} (6,<0, Ty), and att(,r moment u, -- func-
i

tlolx J\ (\'j ) \p ( - . -4 -
T 1 2¢C ! Uy | ﬂ T ’ ul<9 T E:U-) Ihe da’ 1 f] Qm Statls tlcal
expel‘lments are p esen ted IOI t“c ex'»““plc 11 que5 ti on.,
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TEL'KSNLS LAYMUTIS, CHERNYAUSKAS VALENTINAS
) . weres

- _‘Wﬁ,‘(\. REL

#petermination of Changes in properties of Randonm Signals"

grat. Probl. upYr. Tr. Seminard. wp. 1 [Statistical provlems of Control,
Works of a Geminar, No 1 -= Collection of:Works], Vil'nyus, 1971,

P 9-30 CTranslated from Referativiyy Zhurnal, Kibernetika, No 1, 1973,
Abstract No 1 V342 by Ye. Troitskiy). :

Translation: This work is @ continuation of carlier warks by the authors
("Determination of the Most probable Moment of Change of the Nature of a
Random process," Nelineynye 1 Optimal‘nye Sistemy [Nonlinear and Optimal
Systems -- Collectiocn of works], Moscow , - Nauka press, 1971), (Tel'ksnis,
L. A upetermination of the Most probable Moment of Change of properties
‘of Random Signals," Avtomatika i Vychislitel?naya Tekhnika, No 1, 1970) -
It i§_suggestcd that a certain modification of a posteriori probability
B(ulx)_pe used (where u is the moment of change of properties of process
‘ X(t), X = Xy5 oo Xy is the vectoT of readings of the process), allou-
ing the number of additions necessary in calculation of g (u]X) to be Te-
_duced by a factor of N. The determinants of correlation matrices (kij)
can be calculated by using the apparatus'of the theory of orthogonal poly-
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TEL'KSNIS LAYMUTIS, CHERNYAUSKAS VALENTINAS, Stat, Probl. upr. Tr.
Seminara, Vyp. 1, Vil'nyus, 1971, pp 9-30,

nomials in a unit circle with a weight equal to the spectrnl density of
process X(t}. Examples of calculations of functions 3|Xy arc presented,
when process X(t) is described up to moment in time u by correlation func-
tion KI(G’ T}, and zfter moment u by functicn K,(€, ©). For these cxamples,

data from statistical experiments are presented. In the case when the pro-
cess X(t) does not change its statistical properties in the intervai [o, T],
it is suggested that the form of the function B(u[X) be usad to distinguish
Processes with correlation functions Kl(ﬂ, T) and KZ(G, 7).
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SAMSONOV, G. V., GORYACHEV, Yu, M,, KUI‘SE’NOK, T. G., WIKQH?MA».%J,.»
TEL'NIKOV, Ye. Ya., Institute of Problemq in the Science of Materials,

ACEUEHy of Sciences of the UkrSSR
"A Thermoelectric Material Based on Cerium Sulfide"

USSR Author's Certificate No 251037, filed 28 May 68, published 22 Jan 70
(from RZh-Elektrotekhniks i Energetika, No 10, Oct 70, Abstract lHo 10A162 P)

Translation: A thermoelectric mateﬁal bé.sed on N-type cerium sulfide is
proposed. As a distinguishing feature of the patent, the thermoelectric
Tigure of merit is improved by doping CeSl',35..'1.37 with 1-2 a.% Nb,
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